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Tujuan penelitian ini menguji pengaruh Return on Asset, Current Ratio, 
Debt Equity Ratio, Total Aset Turnover dan Earning per Share terhadap return 
saham pada perusahaan yang go public di Bursa Efek Indonesia. 
Metode pemilihan dengan teknik purposive sampling terhadap 28 
perusahaan sektor industri barang konsumsi yang terdiri atas 112 observasi 
laporan keuangan periode 2012-2015. 
Hasil penelitian dengan analisis regresi linear berganda menyatakan bahwa 
variabel Return on Asset, Current Ratio, dan Total Aset Turnover berpengaruh 
positif signifikan terhadap return saham. Sedangkan variabel Debt Equity Ratio 
berpengaruh negatif signifikan terhadap return saham dan variabel Earning per 
Share berpengaruh positif terhadap return saham namun tidak signifikan. Hasil R 
Square (R
2
) menunjukkan angka 0,931 atau sebesar 93,1 % return saham dapat 
dijelaskan melalui variabel Return on Asset, Current Ratio, Debt Equity Ratio, 
Total Aset Turnover dan Earning per Share. 
 
 
Kata Kunci : Return on Asset (ROA), Current Ratio (CRA), Debt Equity Ratio 







The purpose of this study examines the effect of Return on Assets, Current 
Ratio, Debt Equity Ratio, Total Asset Turnover and Earnings per Share to return 
stock in companies that go public in Indonesia Stock Exchange. 
The method of selecting the purposive sampling technique against 28 
companies from the consumer goods industry sector consisting of 112 
observations financial statements for the period 2012-2015. 
The results of the study with multiple linear regression analysis states that in 
return on assets, the Current Ratio and Total Asset Turnover significant positive 
effect on stock returns. While the variable Debt Equity Ratio significant negative 
effect on stock returns and variable Earning per Share positive effect on stock 
returns, but not significant. Results of R Square (R2) indicates the number 0.931 
or 93.1% of stock returns can be explained by the variable Return on Assets, 
Current Ratio, Debt Equity Ratio, Total Asset Turnover and Earnings per Share.  
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